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I NVESTMENTS QUTSTANDI NG AS OF 7/31/04
CARRY- BASI S | S BOOK- VALUE AMORTI ZED THROUGH 7/ 31/ 04

WATERMARK |

A
T

T
R

E OF ARI ZON
EASURER"'"S O

POCL: LG P- GOVERNVENT (7)

A
E

F
NVENTORY

CE

( SETTLEMENT BASI S)

MARKET- VALUE

34835 894643WB TREASURY | NVT GRWI

1 ITEMIN SUBTOTAL FCOR:

45191
44179
35158
35169
35324
39114
35445
35446
35448
35482
35526
35615
35750
39112
43382
43787
43384
43390
43572
43574
43889
44726

912828AR
912828AS
912828BB
912828BB
912828BB
912828BB
912828BC
912828BC
912828BC
912828BC
912828BC
912828BC
912828BC
912828BN
912828BN
912828BU
912828CD
912828CD
912828CD
912828CD
912828CF
912828CK
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TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

22 I TEMS I N SUBTOTAL FOR

8/ 15/ 04

U S. TREASURY ZERCES & STRI PS

TREASURY NOTE
TREASURY NOTE

NOTE

NNRRPRRRPRPRRPRPRRPRPRRRRRRRRERRRERE

. 750
. 625
. 250
. 250
. 250
. 250
. 125
. 125
. 125
. 125
. 125
. 125
. 125
. 625
. 625
. 875
. 500
. 500
. 500
. 500
. 250
. 500

U S. TREASURY

12/ 31/ 04
1/31/05
5/ 31/ 05
5/ 31/ 05
5/ 31/ 05
5/ 31/ 05
6/ 30/ 05
6/ 30/ 05
6/ 30/ 05
6/ 30/ 05
6/ 30/ 05
6/ 30/ 05
6/ 30/ 05

10/ 31/ 05

10/ 31/ 05

12/ 31/05
3/ 31/ 06
3/ 31/ 06
3/ 31/ 06
3/ 31/ 06
4/ 30/ 06
5/ 31/ 06

U S. TREASURY NOTES & BONDS

ZERCES & ST ( 10)
AAA 5,000, 000. 00
5, 000, 000. 00
(TYPE  10)
NOTES & BON ( 12)
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
AAA 20, 000, 000. 00
AAA 20, 000, 000. 00
AAA 25,000, 000. 00
AAA 10, 000, 000. 00
AAA 40, 000, 000. 00
AAA 25,000, 000. 00
AAA 25,000, 000. 00
AAA 40, 000, 000. 00
AAA 20, 000, 000. 00
AAA 20, 000, 000. 00
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
AAA 20, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
AAA 10, 000, 000. 00
395, 000, 000. 00

(TYPE  12)

99.

95000

. 06000
. 97000
. 44000
. 44000
. 44000
. 44000
. 22000
. 22000
. 22000
. 22000
. 22000
. 22000
. 22000
. 25000
. 25000
. 34000
. 41000
. 41000
. 41000
. 41000
. 50000
. 81000

2
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4,997, 535.

19, 998, 709.
10, 004, 332.
20, 020, 555.
20, 010, 940.
25,019, 225.
9, 966, 478.
39, 934, 516.
24,996, 631.
24,989, 337.
39, 987, 427.
19, 965, 787.
19, 963, 246.
19, 962, 159.
9, 963, 883.
19, 992, 552.
9, 967, 766
9, 934, 590.
9, 933, 936.
9, 902, 503.
9, 907, 809.
9, 987, 696
9, 976, 997.

394, 387, 083.

4, 997, 500.

20, 012, 000.
9, 997, 000.
19, 888, 000.
19, 888, 000.
24, 860, 000
9, 944, 000.
39, 688, 000.
24, 805, 000
24, 805, 000
39, 688, 000.
19, 844, 000.
19, 844, 000.
19, 844, 000.
9, 925, 000.
19, 850, 000.
9, 934, 000.
9, 841, 000.
9, 841, 000.
9, 841, 000.
9, 841, 000.
9, 950, 000.
9, 981, 000.

392, 111, 000.

00
00
00
00
00
00
00
00
00
00

13, 290.

-7, 332.
- 132, 555.
-122, 940.
- 159, 225.
-22,478.
- 246, 516.
-191, 631.
- 184, 337.
- 299, 427.
-121, 787.
- 119, 246.
-118, 159.
- 38, 883.
- 142, 552.
- 33, 766.
-93, 590.
-92, 936.
-61, 503.
- 66, 809.
-37, 696.

4, 002.

-2, 276, 083.

* $- ABOVE/ BELOW



STATE RI1 ZON
STATE TREA RER'S OFFI CE
WATERMARK | NVENTORY

OF A A
SURE F

I NVESTMENTS QOUTSTANDI NG AS OF 7/31/04 ( SETTLEMENT BASI S)
CARRY- BASI S | S BOOK- VALUE AMORTI ZED THROUGH 7/ 31/ 04

POCL: LG P- GOVERNVENT (7)

POCSITI  SECGID DESCRI PTI ON RATE MATURITY YIELD MO S&P POSITION SIZE # PRICE $ CARRY-BASIS MARKET- VALUE * $- ABOVE/ BELOW

35271 383752BJ GOV T TRUST CERTIF 11/15/04 1.270 Aaa AAA 1, 784, 000. 00 99. 44000 2 1,777,561.63 1, 774, 009. 60 -3,552.03

1.270 1,784, 000. 00 1,777,561. 63 1,774, 009. 60 -3,552.03

1 ITEMIN SUBTOTAL FCOR: GVT TRUST CERTIF ZERCES & STRIPS (TYPE 17)

AGENCY NOTES (30/360) 2X ( 23)

35272 742651CL PRI VATE EXPORT FUN 5.250 5/15/05 1.506 Aaa AAA 25,000, 000.00 102.28000 2 25,722,272.36 25,570, 000.00 - 152, 272. 36
1.506 25, 000, 000. 00 25,722,272.36 25,570, 000. 00 -152, 272. 36
1 ITEM I N SUBTOTAL FOR  AGENCY NOTES (30/360) 2X (TYPE  23)
REPURCHASE AGREEMENTS ( 61)
45731 RPBS0730 BEAR STEARNS 1.320 8/02/04 1.320 705, 000, 000. 00  100. 00000 9 705, 000, 000. 00 705, 000, 000. 00
1.320 705, 000, 000. 00 705, 000, 000. 00 705, 000, 000. 00
1 ITEM I N SUBTOTAL FOR  REPURCHASE AGREEMENTS (TYPE  61)
1.377 1131784000. 00 1131884452.99 1129452509. 60 -2, 431, 943. 39

26 I TEMS I N SUBTOTAL FOR LG P- GOVERNVENT (FUND 7)



